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3. 2. 1. $Fi$ sher’ 8 comb $i$ nat $i$ on test
Bauer & Kohne (1994) Fisher’ $s$ product $Gri$ ter ion
$P_{1}$ $p_{2}\sim u[0,11$ $\Rightarrow$ $-2log(p_{1})$ . $-2$ log $(p_{2})\sim\chi_{\iota^{2}}$ ( 2 $\chi^{2}$ )
stage . $P_{1}$ $P\iota$
$-2log(p_{1}p_{2})\sim x_{4^{2}}$ ( 4 $\chi^{2}$ )
$\chi_{l^{2}}$ 100\alpha % $\chi 2(1-\alpha)$
$p_{1}p_{2}\leqq C_{\alpha}=e$ $p[-\chi_{4^{2}}(1-\alpha)/2$ } (1)
$\alpha$ $H_{0}$
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\langle $|nverse$ norma 1 $method\rangle$
l) $\Phi^{-1}(1-p_{1})\langle\Phi^{\dashv}(1-\alpha_{0})\Rightarrow stagei$ $H_{0}$




3. 3. type I error
$2stage$ de8 $ign$ stagel 8tage2
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3. 2. 1. Fisher’ $sc\alpha M$ ination test conditional error
funct $i$ on A $(p_{1})$
$A(p_{1})=\{\begin{array}{ll}0 (p_{1}>\alpha_{0})C_{\alpha}/p_{1}(\alpha \leqq p_{1}\leqq\alpha_{0})1 (p_{1}<\alpha_{1})\end{array}$







‘ $\alpha_{t}+C_{\alpha}(log\alpha_{0}-|og\alpha_{1})=\alpha$ $\alpha_{0\text{ }}\alpha_{\iota}$ tyPe
I error $\alpha$ (3) tyPe $|$ error ‘ stagel
$H_{0}$ $(\alpha_{1})$ stage2 $p_{2}$
$(C_{a}(\log\alpha_{0}-\log\alpha_{1}))$
‘ 3. 2. 2. lnverse norma 1 method conditional error functi on A $(z_{pt})$
$A(z_{p1})=\{\begin{array}{ll}0 (z_{p1}<z_{\alpha 0})1-q\sqrt{2}z_{\alpha}-z_{p1}] (z \leq z_{p1}\leq z_{\alpha 1})1 (z_{p1}>z_{\alpha 1})\end{array}$
‘ $z_{1}=\Phi^{-1}(1-p_{1})$ $Z_{a}=\Phi^{-1}(1-\alpha)$ $z_{a0}=\Phi^{-1}(1-\alpha_{0})$ $z_{a1}=\Phi^{-1}(1-\alpha_{t})$
$H_{0}$ $Z_{p1}\sim N(0,1)$ tyPe $|$ error
tyPe I error
$=r_{\infty}A(z_{p1})\phi(z_{p1})\ _{p1}$
$= f_{\infty}^{0_{0\phi(z_{p1})\ _{p1}}}+\int_{*0}^{*1}\{1-\Phi[\sqrt{2}z_{a}-z_{p1}]\}\phi(z_{p1})\ _{p1}+ r_{a1}1\phi(z_{p1})\ _{p1}$
$=\iota_{u0}^{a1}\{1-\Phi[\sqrt{2}z_{\alpha}-z_{p1}]\}\phi(z_{p1})\ _{p1}+\alpha_{1}$





















$Fi$ sher’ $s$ comb $i$ nat $i$ on test
\rangle
[ ] :\mbox{\boldmath $\mu$}, (L) : $\mu$ L (H) : $\mu$ II $(\mu_{L}\langle\mu_{W})$
[ ]
$H_{01}$ : $\mu_{P}=\mu_{L}$. $H_{l1}$ : $\mu$ \mbox{\boldmath $\mu$} $L$
$H_{02}$ : $\mu,$ $=\mu$ ‘ $H_{12}$ : $\mu_{P}\langle\mu_{n}$
[$p$ ]
(stagel) vs (L) : $P_{lL\text{ }}$ vs (H) : $p_{1\aleph}$
(stage2) vs (L) : $p_{2L\text{ }}$ vs (H) : $Pn$
[ ] : $\alpha_{1^{\text{ }}}$ : $\alpha_{0}$
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